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HARRIS COUNTY, TEXAS

Office of Financial Management

Mike Austin, CPA

Dinecter
Ta: - County Judge and Commissioners
Date: December 20, 2016
Re: Third Quarter of Fiscal Year 2016-17 Investment Report

The Harris County Office of Financial Management has prepared the Investment Report covering the
Third Quarter of Fiscal Year 2016-17 {September through November 2016). This report is presented
in accordance with the Texas Government Code - Public Funds Investment Act, Section 2256.023.
The Office of Financial Management certifies that to the best of our knowledge Harris County is in

compliance with the provisions of Government Code 2256 and with the stated policy and strategies of
Harris County.
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SECTION1

PORTFOLIO SUMMARY OF BALANCES, EARNINGS, AND MARKET SECTORS

" Third Quarter
Ending November 30, 2016
Fiscal Year 2016-17



Harris County Investment Report

Third Quarter

September through November 2016
Fiscal Year 2016-17

Portfolio interest earned and/or accrued for this quarter, excluding MMF/DDA interest: 3 5,478,697
08/31/16 Portfolio Composition 11/30/16 Portfolio Composition
us.
Money Treasuries

Market 2%

Mutual Fund Money Market
25% Federal Mutual Fund Federal
Agencies 32% Agencies
3% 36%
Commercial :
Municipal Col al
Papoer una%pa s r;;::rrm Municipals
30% 20% 10%
Total Par Value of Portfolio: $  2,966,930,736.07 Total Par Value of Portfolio: $ 2,668,821,615.89
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Portfolio’s effective weighted average maturity for this period (in days); 125

* Values do not include custodial funds or entities with separate investment policies managed by Harris County
Office of Financial Management.



Portfolic BEY@ Cost vs Benchmark 3 Month Treasury
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The book value of the portfolio as of August 31, 2016 was $2,964,925,333 and the book value as of November 30, 2016
was $2,668,845,697. |

The market value of the portfolio as of August 31, 2016 was $2,974,623,439 and the market value as of November 30,
2016 was $2,670,352,626.

The weighted average bond equivalent yield at cost for this quarter was .87%, while the average for the benchmark 3
month Treasury constant maturity was .36%. The portfolio’s weighted average bond equivalent yield for this quarter
exceeded the average benchmark by 51 basis points.

* Values do not include custodial funds or entities with separate investment policies managed by Harris County
Office of Financial Management. _
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SECTION IX

MANAGEMENT REPORT SUMMRY

Third Quarter
Ending November 30, 2016
Fiscal Year 2016-17
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SECTION III

CURRENT PORTFOLIO HOLDINGS

Third Quarter
Ending November 30, 2016
Fiscal Year 2016-17
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SECTION IV

PORTFOLIO PERFORMANCE (BENCHMARK)

Third Quarter
Ending November 30, 2016
Fiscal Year 2016-17
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SECTION V

GRAPHS

Third Quarter
Ending November 30, 2016
Fiscal Year 2016-17



TOTAL PORTFOLIO - MATURITY DISTRIBUTION

\\\\\\\

[ TR |~

2Q FY "16-17

IR L A

B

IR |l|l|l|||H|I||H||||l||l||lHl|IIIHHEHIHH
I III

NN
ik

G |||H|||||HIIHIIIIIH )

3Q FY "15-16

OOOOOOOOOOOOOOOOOOOOOOOOOO
OOOOOOOOOOOOOOOOOOOOOOOOOOO
mmmmmmmmmmmmmmmmmmmmmm

NNNNNNNNNNNNNNNNN

{SNOITTIW NI} INNOWY ¥v110d

=090




INNMAN  ADNHOV

WNIANAXHXVILE VAOWA N XIOSVAILE LISOdHOHWIL I JHEdvd TINOD BE

LT-OL XA 0¢ LT9T, AL 0T LI9L AXI0I 91-5L AL OF OT-SL XA 0E

W
T
=
o

7

N
m

NOILAMTALSIA JOLOIAS OTTOALAOd

OI'TCALE0d TVLOL IO IOVINIEIL




6'T LT'T 820 890 50 0 9T0? ‘ZT J8qwaa3Qq —H—
£8'T IT'T 080 Z9'0 80 ov 0 9TOT ‘0E J3qUIIACN —@—
vT'T 60 150 o o 80°0 STOZ ‘OE J3qUIIAON —F—
HA S AT HAT OW9o ONE SANN4 a4 00'0
050
o
m
. =
\ oo ﬂ
. 5
‘ b
[1]
05T m
=
m
=
o
Qo0'e
0s°¢

JAUND ATAlA




